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24. Global Absolute Return Strategies Fund- Class ph» H- P
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26. BlueBay Investment Grade Absolute Return Bond Fund S-JPY

BlueBay Asset Management LLP
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UBS AG
AHL Partners LLP
Man AHL Diversified (Cayman) Ltd MAN

AHL

MAN AHL

MAN AHL
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31. Man Numeric Integrated Alpha Market Neutral - Class A

Numeric Investors LLC

10
15

10 20

12

1.5 1.5

2017 3 10

Numeric Investors LLC

State Street Cayman Trust Company, Ltd

STATE STREET BANK AND TRUST COMPANY
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32. FOFs

UBS AG

10
20
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0.18

2017 10 10

2017 10 10

2025 7 10
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0.8532 0.79
0.4536 0.42
0.054 0.05
6
FOFs JPX 400 S
0.1944 0.18
FOFs S 0.1944 0.18
FOFs
0.3672 0.34
FOFs S
0.1944 0.18
0.5076 0.47
FOFs S 0.1944 0.18
FOFs S
0.1944 0.18
Global Multi Strategy - U.S. Municipal Bond Fund JPY- 0.44
H Dividend Retail Class )
FOFs S
0.1944 0.18
FOFs S
0.1944 0.18
Wellington Emerging Markets Research Equity Fund 0.9
Class J )
FOFs S
0.1944 0.18
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FOFs S
0.1944 0.18
( 0.7452
) 0.69
0.324 0.30
FOFs J-REIT S
0.1944 0.18
FOFs REIT S
0.1944 0.18
FOFs MLP 0.1512 0.14
HYFI Loan Fund JPY-USD 0.65
FOFs
0.1944 0.18
S
FOFs
0.1404 0.13
TCA 0.864 0.8
0.567 0.525
Global Absolute Return Strategies Fund- Class DA’ " 0.85
JPY ]
FOFs  FRM S
0.1944 0.18
BlueBay Investment Grade Absolute Return Bond Fund 0.74
S-JPY '
FOFs S
0.1944 0.18
FOFs S
0.1944 0.18
FOFs
0.1944 0.18
0.864 0.8
Man Numeric Integrated Alpha Market Neutral - Class A 1.50
FOFs 0.1944 0.18
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1.55333 1.86727 1.43827 1.74472
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2037 12 31 20.315 15.315 5
2038 1 1 20 15 5
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NISA
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Strategies Fund - Class DA’

JJPY

2018 7 31
2,778,699,973] 78.00
34,217,739 0.96
376,358,180 10.57|
3,189,275,892 89.53
284,170,634 7.98
56,979,423 1.60
341,150,057 9.58
( ) 31,833,816 0.89
( ) 3,562,259,765) 100.00
(D
« 2
) ) ) ) )
1 FOFs 358,585,014 1.0507| 376,765,274 1.0443 374,470,330 10.51
SC )
2 FOFs 257,648,920) 1.1511] 296,579,671 1.1787] 303,690,782| 8.53
S
3 260,143,175 1.0877 282,974,120 1.089| 283,295,917 7.95
4 FOFs  JPX 400 204,166,301 1.0825( 221,014,104 1.114] 227,441,259 6.38
S
5 FOFs J-REIT 198,588,659 1.0681) 212,112,546 1.0525 209,014,563 5.87,
S
6 HYFI Loan Fund JPY-USD 167,845.6336) 1,122.21] 188,358,048 1,124.89 188,808,176] 5.30
7 Global Multi Strategy - U.S. 20,432.4311 9,271.69 189,443,167, 9,179.03] 187,550,004 5.27
Municipal Bond Fund JPY-H
Dividend Retail Class
8 BlueBay Investment Grade 16,852 495 10,059.79] 169,532,560 10,098.43| 170,183,741 4.78
Absolute Return Bond Fund
S-JPY
9 FOFs 172,933,741 0.9577] 165,618,643 0.9547| 165,099,842 4.63
S
10 FOFs 151,999,427 0.9567| 145,429,099 0.9326] 141,754,665 3.98
11 FOFs 86,815,888 1.2732| 110,540,760, 1.3205] 114,640,380 3.22
Global Absolute Return
12 H, 62,976.184 1,798.05 113,234,327 1,810 113,986,893 3.20
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13 FOFs 108,691,367 1.0448 113,569,203 1.043 113,365,095 3.18
S
14 FOFs  KIM 105,000,874 1.08041 113,442,944 1.0775( 113,138,441 3.18
S
15 FOFs  FRM 118,004,378 0.9595 113,235,891 0.9567] 112,894,788 3.17|
S
16 FOFs S 96,596,572 0.9764 94,326,262 0.9758] 94,258,934 2.65
17 FOFs S 93,973,781 1.0046} 94,406,060 0.9984 93,823,422 2.63
( )
18 FOFs 96,019,944 0.7425 71,303,642 0.7353] 70,603,464 1.98
S
19 FOFs REIT 66,949,426 1.0532 70,511,135 1.0338 69,212,316] 1.94
S
20 FOFs S 58,987,588 0.9589 56,563,198 0.9764] 57,595,480 1.62
21 Man Numeric Integrated Alpha 6,236 9,126.51] 56,912,916 9,137.17, 56,979,423 1.60]
Market Neutral - Class A
22 57,393,044 0.9838] 56,465,342 0.9852 56,543,626 1.59
23 FOFs MAN AHL 67,232,989 0.8455) 56,851,105 0.8357] 56,186,608 1.58
S
24 FOFs S 33,521,218 1.0999 36,872,669 1.1411 38,251,061 1.07
25 FOFs MLP 54,894,282 0.6333] 34,764,548 0.6631 36,400,398 1.02
26 Wellington Emerging Markets 3,440.006 9,804.74 33,728,364 9,947 34,217,739 0.96
Research Equity Fund Class J
27 33,788,785 0.9435 31,879,718 0.9484] 32,045,283 0.90
28 FOFs 15,710,124 0.942 14,799,251 0.9531] 14,973,319 0.42
QY
«C 2
89.53
9.58
99.11
)
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1
1 (016 7 11 ) 6,303,780,552]  6,303,780,552 0.9226 0.9226
2 (2017 7 10 ) 4,918,347,468|  4,918,347,468 0.9589 0.9589
3 (2018 7 10 ) 3,563,968,688  3,563,968,688 0.9695 0.9695

2017 7 4,775,903, 639 — 0.9648 —

8 4,670,050,935 — 0.9618 —

9 4,403,887,719 — 0.9702 —

10 4,241,074,182 — 0.9798 —

11 4,090,772,872 — 0.9830) —

12 4,017,646,319 — 0.9906 —

2018 1 3,969,932,861 — 0.9978 —

2 3,864,659, 150 — 0.9768 —

3 3,800,491, 210 — 0.9641 —

4 3,777,897,757, — 0.9714 —

5 3,609,460,104 — 0.9671 —

6 3,565,045,780) — 0.9649 —

7 3,562,259,765 — 0.9715 —

1
1 2015 7 31 2016 7 11 0
2 2016 7 12 2017 7 10 0
3 2017 7 11 2018 7 10 0
1 2015 7 31 2016 7 11 7.7
2 2016 7 12 2017 7 10 3.9
3 2017 7 11 2018 7 10 1.1
1) ( )
100
2) 2
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2015 7 31 2016 7 11 7,507,248,314 674,587,008 6,832,661,306
2016 7 12 2017 7 10 788,752,049 2,492,319,877 5,129,093,478
2017 7 11 2018 7 10 239,324,598 1,692,514,998 3,675,903,078
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3,502,957,002 85.76
62,094,147, 1.52
199,711,879 4.89
3,764,763,028] 92.17
245,285,497 6.01
49,176,276 1.20
294,461,773 7.21
( ) 25,451,911 0.62
( ) 4,084,676,712 100.00
(D
( 2
) ) ) ) )
1 FOFs 467,591,318 1.1511] 538,244,366 1.1787| 551,149,886| 13.49
S
2 FOFs JPX 400 379,913,153 1.0826] 411,303,097 1.114] 423,223,252| 10.36
S
3 FOFs 434,701,475 0.9577| 416,313,602 0.9547| 415,009,498| 10.16
S
4 FOFs J-REIT 266,632,334 1.0681] 284,789,995 1.0525 280,630,531 6.87,
S
5 224,543,251 1.0877| 244,253,657 1.089| 244,527,600, 5.99
6 FOFs 161,548,020 1.2734 205,718,641 1.3205| 213,324,160 5.22
7 FOFs 190,284,668 1.0507| 199,932,100 1.0443] 198,714,278 4.87,
SC )
8 FOFs 174,946,303 0.9566] 167,368,853 0.9326] 163,154,922 3.99
9 BlueBay Investment Grade 14,546.17 10,059.89 146,332,870 10,098.43| 146,893,479 3.60
Absolute Return Bond Fund
S-JPY
10 FOFs REIT 128,442,964 1.0532| 135,276,129 1.0338] 132,784,336] 3.25
S
11 HYFI Loan Fund JPY-USD 89,067.1441 1,122.21 99,952,039 1,124.89 100,190,900] 2.45
12 Global Multi Strategy - U.S. 10,842.2048 9,271.69 100,525,561 9,179.03] 99,520,979 2.44
Municipal Bond Fund JPY-H
Dividend Retail Class
Global Absolute Return
13 B A, H, 54,360.231] 1,798.07] 97,743,500 1,810| 98,392,018 2.41
Strategies Fund - Class D
JJPY
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14 FOFs 93,869,122 1.0448] 98,081,658 1.043] 97,905,494 2.40
S
15 FOFs KIM 90,678,409 1.0804 97,968,953 1.0775 97,705,985 2.39
S
16 FOFs FRM 101,909,080 0.9595 97,790,851 0.9567| 97,496,416 2.39
S
17 FOFs 110,493,923 0.7425( 82,045,384 0.7353] 81,246,181 1.99
S
18 84,938,765 0.9435 80,139,724 0.9484] 80,555,924 1.97
19 FOFs S 62,385,797, 1.1001| 68,630,615 1.1411) 71,188,432 1.74
20 FOFs MLP 105,266,227 0.6333 66,665,101 0.6631] 69,802,035 1.71
21 Wellington Emerging Markets 6,242.5 9,804.87| 61,206,900 9,947  62,094,147| 1.52
Research Equity Fund Class J
22 FOFs 51,265,741, 0.9764 50,060,739 0.9758] 50,025,110 1.22
23 FOFs 49,870,695 1.0046| 50,100,100 0.9984] 49,790,901 1.22
( )
24 FOFs S 50,946,070 0.9589 48,852,186 0.9764] 49,743,742 1.22
25 Man Numeric Integrated Alpha 5,382 9,126.39 49,118,230 9,137.17| 49,176,276 1.20
Market Neutral - Class A
26 49,541,317 0.9838 48,740,630 0.9852] 48,808,105 1.20
27 FOFs MAN AHL 58,067,325 0.8455] 49,099,865 0.8357] 48,526,863 1.19
S
28 FOFs 39,495,700 0.942 37,206,726 0.9531] 37,643,351 0.92
(D
( 2
92.17
7.21
99.38]
)
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1
(2016 7 11 ) 7,190,277,676 7,190,277,676 0.8733 0.8733
(2017 7 10 ) 5,484,306,843 5,484,306,843 0.9529 0.9529
(2018 7 10 ) 4,097,032,400 4,097,032,400 0.9721 0.9721
2017 7 5,345,880,430 — 0.9589 —
8 5,149,751,713 — 0.9525 —
9 4,986,034,040 — 0.9690, —
10 4,787,634,576 — 0.9825 —
11 4,643,520,170 — 0.9847, —
12 4,638,078,760 — 0.9976 —
2018 1 4,453,239,811 — 1.0048 —
2 4,350,828,714 — 0.9768; —
3 4,261,336,671 — 0.9585 —
4 4,278,451,896 — 0.9729 —
5 4,160,446,647 — 0.9650 —
6 4,081,555,472 — 0.9651] —
7 4,084,676,712 — 0.9776 —
1
2015 7 31 2016 7 11 0
2016 7 12 2017 7 10 0
2017 7 11 2018 7 10 0
2015 7 31 2016 7 11 12.7
2016 7 12 2017 7 10 9.1
2017 7 11 2018 7 10 2.0
D ( )
100
2)
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2015 7 31 2016 7 11 9,099,883,463 866,177,417 8,233,706,046
2016 7 12 2017 7 10 588,921,171 3,067,443,416 5,755,183,801
2017 7 11 2018 7 10 313,218,794 1,853,646,542 4,214,756,053
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